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Eulers metode

V'=fxy), y)=yo
Velg h liten:

Vns1=Yn Tt hf(xn» )/n)
sa far vi

X,=Xo+nh

V= y(xp) + O(nh%) = y(x,) + O((x,, — x0) h)

Lokal feil blir O(h?), total feil blir O(h).
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Forbedret Euler

J/l — f(x) J/), y(x()) = Yo
Velg h liten:

Xn+1 = Xy + h
Upni1 = Yn T hf(xn» J/n)
Ynt1=Yn Tt %h(f(xn» Yn) + f(xn+1y un+1))

sa far vi

X,=Xo+nh

V= y(x,) + O(nh’) = y(x,) + O((x,, — X0) h°)

Lokal feil blir O(h>), total feil blir O(h?).
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Runge—Kutta (RK4)

V=1, y)=yo
Velg h liten:

Xni1=X,+ N
Pn=f(xp)
Gn = f(%n+3h yu+3hpy,)
rn=f(Xn+3h yn+3hq,)
sn=f(%n+ N, yu+hry)

Va1 = Yn+ gh(Pn+2Gn + 21, + )

Lokal feil blir O(h?), total feil blir O(h%).
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